A REMARK ON THE CLASS OF MARTINGALES WITH BOUNDED QUADRATIC VARIATION N. Kazamaki
Let (Q,F,P) be a fixed probability space with a filtration (Ft) satisfying the usual conditions, and consider the class H of all martingales M adapted to this filtration such that
The aim of this short note is to prove the following. PROPOSITION 1. Suppose the existence of a predictable mobile time T such that P(T>0)>0. to dP such that X> _ X> under either probability measure (see [3] Then, letting A °d P = WdP, the conclusion follows immediately.
